Data Element
Name

Definition for Data Element
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CR

&

|

o
=

<
=

-
@

period is “TERM,” then the Payment frequency
period multiplier is 1. If the Payment frequency is
intraday, then the Payment frequency period is
“DAIL” and the Payment frequency multiplier is 0.

Category: Prices

65

Exchange rate

Exchange rate between the two different currencies
specified in the OTC derivative transaction agreed
by the counterparties at the inception of the
transaction, expressed as the rate of exchange from
converting the unit currency into the quoted
currency.

In the example 0.9426 USD/EUR, USD is the unit
currency and EUR is the quoted currency; USD 1 =
EUR 0.9426.

66

Exchange rate
basis

Currency pair and order in which the exchange rate
is denominated, expressed as unit currency/quoted
currency. In the example 0.9426 USD/EUR, USD
is the unit currency and EUR is the quoted
currency, USD 1 = EUR 0.9426.

67

Fixed rate

For each leg of the transaction, where applicable:
for OTC derivative transactions with periodic
payments, per annum rate of the fixed leg(s).

68

Post-priced swap
indicator

Indicator of whether the swap transaction satisfies
the definition of “post-priced swap” in § 43.2(a) of
the Commission’s regulations.

69

Price

Price specified in the OTC derivative transaction. It
does not include fees, taxes or commissions.

For commodity fixed/float swaps and similar
products with periodic payments, this data element
refers to the fixed price of the fixed leg(s).

For commodity and equity forwards and similar
products, this data element refers to the forward
price of the underlying or reference asset.

For equity swaps, portfolios swaps, and similar
products, this data element refers to the initial price
of the underlying or reference asset.

For contracts for difference and similar products,
this data element refers to the initial price of the
underlier.

This data element is not applicable to:

* Interest rate swaps and forward rate agreements,
as it is understood that the information included in
the data elements Fixed rate and Spread may be




